Abstract-In this paper, we will discusse the strong optimality of general interval linear program (IvLP), that is, the IvLP has an optimal solution for each realization, and some necessary and sufficient conditions are established, based on the duality theory.
INTRODUCTION
Many practical problems are solved by linear program (LP). Since real-life problems are subject to uncertainties due to errors, measurements and estimations, we have to reflect it in linear programming methodology and decision making. Interval computations is a popular way for treating uncertainties in data measurements. The optimality of given vectors has be learned by many researchers, see, e.g. [2] , [3] , [4] , [6] , [9] . In this paper, we will discuss the strong optimality of Iv LP, that is, each realization of the Iv LP has an optimal solution, and propose a necessary and sufficient condition, based on the duality theory.
Throughout the paper, we follow the definitions and notations gives in [6] , which provides a detailed survey on solvability of system of interval linear equations and inequalities.
Let 
, and we call them the optimal value of (1) and the optimal value of (2). Exactly one of the fo llowing three cases may occur.
is finite, then there exist a feasible solution *
x of (1) satisfying
, then the set of feasible solutions of (1) is empty.
 . The formal equality covers two qualitative issues: d) If one of the problems (1) and (2) has an optimal solution, then so does the second one and the optimal values of both problems are equal.
e) If one of the problems (1) and (2) is unbounded, the second one is infeasible. In this paper, "the problem is feasible" means the of (7) is fin ite, which means it has an optimal solution. Hence each realization of (4) has an optimal solution.
"Only if": Let each realization of (4) of (12) is finite, which means it has an optimal solution. Hence each realization of (9) has an optimal solution.
"Only if": Let each realization of (9) has an optimal solution (or optimal value), then it is feasible. Hence the system b A  x is strongly solvable. Fro m Theorem 2.3 we have the system (10) is solvable. At the same time, fro m Theorem 2.1 the DLP problem of each realization of (9) has an optimal value, wh ich means it is feasible, hence the dual IvLP problem 0 , max   y y to subject y
